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5 A- 1.22%
6 BBB 1.56%
7 BB+ 2.00%
8 BB 2.40%
9 B+ 3.51%
10 B 4.21%
11 B- 5.15%
12 ccc 8.20%
13 cC 8.64%
14 C 11.34%
15 D 15.12%
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Multiple R 0.9725
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Adjusted R Square 0.9415
FrifE iR % 0.0107
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J7 25
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1 AAA 2,256 4.10 0.89
2 AA+ 1,254 5.06 1.92
3 AA 2,475 6.00 2.81
4 AA- 394 7.32 4.06
5 A+ 19 7.30 4.19
9 BBB 16 8.51 5.50
16 C 50 17.32 14.32

JEBE R RIR: [FIFENR iFinD

M 5 T LAt DFEE Fio7 F R AR, A5 FAZE M 0.89% LT3 14.32%:
2) AP VPRI B A R .

BB BRI a8 2 5 i 5 PP UM Z AAFAE Y=a+bX? IR R (=, EH fi %
A1 FRIZ AT —TT 8510, BATLL RIRE A 625 0P 0 515 AR 22 1 £cdis
BEATEVAS AT, A3 3 IR B S R A

Y=2.1527%+4.75%X? (R?=96.5%)
X Y EHAE;
X : RS (AAA=L, AA=2, ....,.C=16).

RS SE T

% 6 PR SEAMERRALIHSER (FED

EVEE RN
Multiple R 0.9822
R Square 0.9647
Adjusted R Square 0.9577
PR iR 2= 0.9186
IE 7
J7 253t

df SS MS F Significance F

EVER 1 1153790 115.3790 136.7207 0.0001
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1 AAA 2256 0.89% 2.20%
2 AA+ 1254 1.92% 2.34%
3 AA 2475 2.81% 2.58%
4 AA- 394 4.06% 2.91%
5 A+ 19 4.19% 3.34%
6 A 3.86%
7 A 4.48%
8 BBB+ 5.19%
9 BBB 16 5.50% 6.00%
10 BBB- 6.90%
11 BB+ 7.90%
12 BB 8.99%
13 B 10.18%
14 ccc 11.46%
15 cc 12.84%
16 C 50 14.32% 14.31%
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